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Let X,X,,--- be a sequence of independent and identically distributed (iid) random variables

(rv) with absolutely continuous distribution function (df) F(x) and probability density function
n—1

(pdf) f(x), xe(a.B). Let ne N, n22, k>0, ii=(mj,my,~m, DeR"", M,=>m;, such
j=r

that y, =k+(m—-r)+M, >0 for all re{l,---,n—1}. Then X (r,n,m,k), r=1,2,---,n are called

gos if their joint pdf is given by

n—1 n—1
k {H Vi } [H[l — FCp)I™ f(x; )] (1= FO)* ™ fx,)
j=1 =1

on the cone F"l(O)le <X, SF"I(I)

Its variants among others are order statistics and record values. Using conditional expectations,
which may not be necessarily linear, the form of distributions have been obtained when:

(1) m; =m;

and (ll) m; ¢m], 7/i * 7/]

Various deductions on characterization of distributions through gos, order statistics and records
for varied distributions are discussed.



